This paper considers life-testing experiments and its influence of stress factors such as, temperature or electricity loads on the lives of experiment items.
Introduction
The Accelerated Life Tests play an important role in reliability analysis. The stress levels are increasing discretely at pre-fixed time points on test units during an experiment. This is called step-stress test. Under normal operating conditions, it allows the experimenter to obtain information on the parameters of the lifetime distributions readily. In addition, when a test unit fails, there are many causes for the failure such as mechanical, temperature and electrical.
Many authors have measured different choices for accelerate life testing. Drop, R. V. et al (1996) developed a Bayes model for step-stress accelerated life testing.
They assumed the failure times at each stress level are having exponential distribution but the specification of strict compliance to a time transformation function is not required. Dharmadhikari, A. D. & Monsur M. R. (2003) assumed that the scale parameter of Weibull and lognormal models which depend upon the present level as well as the age at the entry in the present stress. They proposed a parametric model to the life distribution for step-stress testing and estimated the parameters involved in it. Chen, Z. et al (2006) considered the step-stress Estimates for the distribution parameters and acceleration factor in type II censored samples. Lee, H. et al (2013) studied the problem for exponential products based on type II right censored data from the step-stress accelerated life test. He preformed tests of hypotheses about model parameters based on the likelihood method. Azzalini (1985) suggested a method of obtaining weighted distributions from independently identically distributed random variables. He used the density function of one random variable and the distribution function of the other random variable as follows: The cumulative distribution function and the probability density function of a random variable which has the weighted exponential distribution respectively are:
hence  and  are the shape and scale parameters respectively (see Gupta & Kundu 2009 ). This paper consists of four sections corresponding to sections 2, 3, 4 and 5, respectively. section 2 discusses the model description and assumptions. section 3, provides the likelihood function and the asymptotic Fisher information matrix which is contain on second and partial derivatives of the logarithm of likelihood function. Confidence intervals about model parameters is examined based on asymptotic normality in chapter 4. Finally, the last section contains a numerical investigation carried out to study the properties of the new estimators.
Model Description and Assumptions
The cumulative distribution function of weighted exponential distribution which is mentioned in(1.1) contains failure time of test item in case constant stress. and the assumptions made are as below:
1-There is a relation that represents the relation between stress level i Z and scale parameter i  as follows: 
, all of i n failure are observed.
4-In
Step-Stress test which is a special class of accelerated life tests, the cumulative exposure model is:
So the cumulative exposure model for weighted exponential distributions is obtained as follow: and the probability density function of the failure time is: 
Likelihood Function and Asymptotic Fisher Information Matrix
and so on for number of iterations r or if
where r  is the th r estimate. (see Kotz et al (2003) . Now, to construct the asymptotic Fisher information matrix, the second and
with respect to  , 1  and 2  are taken as follows: 
Approximate Confidence Interval
Now, using following equations and confidence level 95 . 0 1    , the lower and upper confidence intervals can be constructed as:
Simulation Study
The computer programs MathCAD (2001) 
